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Abstract

In this paper we establish bounds on random entropy numbers of balls of
reproducing kernel Hilbert spaces in terms of both eigenvalues of the associated
integral operator and deterministic entropy numbers. We then use this bound
to establish a new oracle inequality for support vector machines and show that
this new oracle inequality is superior over existing oracle inequalities.
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1 Introduction

Recent results [2, 16, 18] establishing learning rates for support vector machines
(SVMs) use Talagrand’s inequality together with local Rademacher averages, see
[1], to bound the estimation error, i.e., the statistical error of these learning meth-
ods. This approach requires to bound the local Rademacher averages of relatively
complicated function classes that depend on both the loss function and the repro-
ducing kernel Hilbert space (RKHS) used in the SVM. For this task, two approaches
exists: The first one, which goes back to [6] and is applied in [16, 18], uses Dudley’s
chaining together with || - || -covering numbers of the RKHS, while the second one,
applied in [2], uses [8] to bound the Rademacher averages by the the eigenvalues
of the integral operator associated to the kernel of the RKHS. Both approaches
have advantages and disadvantages. For example, compared to the || - ||so-covering
numbers, the eigenvalues are closer related to the learning problem at hand and
provide, in general, a weaker notion of the complexity of the RKHS. In particular,
the compactness of the input space is, in general, superfluous when using eigenvalues



instead of || - ||oc-covering numbers. On the other hand, the analysis based on the
eigenvalues is substantially more involved, and so far it is unclear whether apart
from a relatively simple case considered in [2] it can be carried out for, e.g., more
general loss functions. In addition, it remains so far unclear whether the analysis
based on eigenvalues produces artifacts, such as the need of a quite restrictive noise
assumption on the data-generating distribution and different learning rates for dif-
ferent exponents of the regularization term. As a result, both approaches cannot, so
far, be compared on a fair ground, and it is thus unclear under which circumstances
one or the other is superior.

In this paper, we address these issues by presenting a new technique for bounding
the local Rademacher averages, which combines the advantages of both approaches
and simultaneously lacks their disadvantages. At the heart of our approach lies the
simple observation that one can use entropy numbers, which are the inverse concept
of covering numbers, in Dudley’s chaining argument. As a result (see Theorems 4.2
and 4.3), one can then bound the local Rademacher averages by the expectation of
random entropy numbers. In the past, these in turn have been bound by || - ||eo-
entropy (or covering) numbers which led to the first approach discussed above. To
overcome the disadvantages of this approach, our main result stated in Theorem 2.1
shows that these random entropy numbers can be bounded by either the eigenvalues
of the associated integral operator or related, deterministic entropy numbers. We
then illustrate in Section 3 how this new bound can be used in the statistical analysis
of SVMs. To this end, we establish a new oracle inequality for SVMs and derive
learning rates from this inequality. By comparing these learning rates with the
results found in [2], we then see that this new oracle inequality indeed combines
the advantages of the two approaches discussed above while simultaneously lacking
their disadvantages. In particular, it turns out that some of the requirements and
findings of [2] are artifacts from their proof technique.

The rest of this paper is organized as follows. In Section 2 we recall some facts
about RKHSs and eigenvalues. We then present our main result that bounds certain
average entropy numbers associated to an RKHS by the eigenvalues of the corre-
sponding integral operator of its kernel. Section 3 then shows how this bound can
be used in the analysis of SVMs. Finally, Section 4 contains all proofs.

2 Bounds on Random Entropy Numbers

Let us begin by introducing some notations. To this end let H; and Hs be two
(real) Hilbert spaces and S : Hy — Hy be a bounded linear operator. We denote
the adjoint of S by §*, i.e., S* is the operator which is uniquely determined by the
relation

(Sz,y)m, = (x, "y uy, x € Hi,y € Ha.

Recall that an operator T' € L(H) is called self-adjoint if 7% = T, and it is called
positive if (T'z,x) > 0. Moreover, if the latter inequality is strict for all  # 0, we
say that T is strictly positive. Given an S € L(Hy, Hs), it is elementary to see that
S5*S and SS* are self-adjoint and positive.

A bounded operator S : H;y — Hs is called compact if the closure of the image
SBpy,, where By, := {x € Hy : ||z||g, <1} denotes the closed unit ball of Hy, is a



compact subset of Hy. One classical way to “quantify” the notion of compactness
is to consider the (dyadic) entropy numbers which, for ¢ > 1, are defined by

21—1
ei(S) = inf{s >0:3dx1,...,29i-1 € Hy such that SBy, C U (asj +sBH2)} .
j=1

Clearly, S is compact if and only if lim;_,~ €;(S) = 0, and the speed of this conver-
gence can be considered as a measure how compact S is.

A X\ € Ris an eigenvalue of T' € L(H) if there exists an x # 0 such that Tz = A\x.
Every such z is called an eigenvector of 7" and A. It is well-known that for compact,
self-adjoint, and positive operators T' : H — H there exist an at most countable
orthonormal system (e;);er of H and a family (A\;(T"));er such that Ay > Ao > -+ >0
and

Tz =Y N(T)(z,e)e, x € H. (1)
el
Moreover, {\;(T) : i € I} is the set of non-zero eigenvalues of T. In the following,
we assume that I is of the form I = {1,2,...,|I|} if the cardinality |I| of I is finite.
In this case, we define \;(7T") := 0 for all ¢ > |I|. Moreover, if |I| = oo, we assume
throughout this paper that I = N. In the following, we call (A\;(T));>1 the extended
sequence of eigenvalues of T'.

Let us now recall some basic facts about reproducing kernel Hilbert spaces
(RKHSs) which can be found in, e.g., Chapter 4 of [13]. To this end, let X be a
non-empty set and H be a Hilbert space that consists of functions f : X — R. Then
H is called an RKHS, if the Dirac functionals d, : H — R, defined by 6, (f) := f(x),
are bounded linear operators for all z € X. It is well-known that every RKHS has a
unique representing kernel, i.e., a function &k : X x X — R that satisfies k(-,z) € H
and

f(.%'):<f,k‘(,l’)>H, fEH zeX.

Moreover, if k is measurable with respect to some o-algebra A on X, then it is easy
to show that H consists of measurable functions. Let us now assume that H is
separable and that p is a probability measure on (X, .A) such that

Ellago = ( [ #Go. du(w)>l/2 <o

Then it is well-known that H consists of square integrable functions and the inclusion
id : H — Lo(u) is continuous with [[id : H — La(p)|| < [|k[/1,(u). Moreover, the
adjoint of this inclusion is the operator Sy, : La(n) — H defined by

Sug(e) = [ Ko gl)dne),  gelarex.  (2)
b's
In other words, we have (id : H — La(p)) = Sj ,. Furthermore, the integral

operator Tj , := Sj. 0 Sk, t La(p) — La(p) turns out to be self-adjoint, positive,
and compact. In addition, its extended sequence of eigenvalues is summable, i.e.,

Z)‘i(T’ﬁM) < 0.
=1



Let us now assume that we have a D := (x1,...,2,) € X™. Then the correspond-
ing empirical measure is D := %Z?’:l 0z,, where 9, denotes the Dirac measure at
x, ie., 0;(A) = 1if v € A and §,(A) = 0 otherwise. Clearly, D is a probability
measure, and hence we can consider the embedding id : H — La(D). The following
theorem relates the entropy numbers of id : H — Lo(D) to the entropy numbers of

the embedding id : H — Lo(p) if D is sampled from the product measure pu™.

Theorem 2.1 Let k be a measurable kernel on X with separable RKHS H and p
be a probability measure on X such that ||k| 1,y < oo. Then for all 0 < p < oo and
all 0 < g < 2 there exists a constant ¢, 4 > 1 only depending on p and q such that
foralln>1, m > 1, and M := min{m,n} we have

m M e
1 q
S WP Ep mel(id: H — Ly(D)) < cpq 3 i7" (Z > AJ(T’W))
i=1 j=i

=1

/2

and

m M 1 & q/2
Ziq/p_lEDN“neg(id - H — LQ(D)) < Cpog ZZ'Q/p—l (Z Z e]Q. (ld H — LQ(M))) .
i=1 i=1 J=i

Let us illustrate the above theorem by the following two corollaries. The first
corollary is based on Theorem 2.1 in the case of ¢ := 1.

Corollary 2.2 Let k be a measurable kernel on X with separable RKHS H and
be a probability measure on X such that ||k| 1,y < oo. Assume that there erist
constants 0 < p < 2 and a > 1 such that

Ai(Thp) < a2i7 7 | P>, (3)

or
eiid : H — Lo(n)) < ai 7, i>1, (4)

Then there exists a constant ¢, > 0 only depending on p such that

1

Ep~urei(id : H — La(D)) < cpai 7, i,n > 1.

Note that it is well-known that conditions (3) and (4) are actually equivalent
modulo constants only depending on p. Indeed, by combining (14), (13), (16),
and (18) we obtain \;(T},,) < 4€?(id : H — Lo(u)) for all i > 1. Conversely, Carl’s
inequality (17) together with (16), (13), and (14) can be used to show that (3) implies
(4). Finally note that Theorem 3.4.2 in [3] shows a general equivalence between the
behavior of the eigenvalues of T}, ,, and the entropy numbers of id : H — La(u). For
faster decaying sequences, however, this equivalence is more complicated.

In terms of Lorenz sequence spaces ¢, 4, see Chapter 1.5 in [3], Corollary 2.2 states
that (e;(id : H — La(p)))i>1 € €p oo for some 0 < p < 2 implies

(Ep~purei(id : H — Ly(D))).., €€

i>1 < tpoo -

The next corollary provides an analogous implication for £, ».



Corollary 2.3 Let k be a measurable kernel on X with separable RKHS H and
be a probability measure on X such that ||k 1,(.) < 0o. Then for all0 < p < 2 there
exists a constant c, > 1 only depending on p such that for all n > 1 we have

Y P Epymel(id : H — Ly(D)) < ¢ » i le}(id : H — La(p)).
i=1 i=1

3 An Application to Support Vector Machines

Throughout this section we assume that X is a measurable space, Y C [—1,1] is
non-empty and compact, and P is a probability measure on X x Y. Moreover, let
H be a separable RKHS with bounded measurable kernel k satisfying ||k||cc < 1. In
addition, L : Y x R — [0, 00) always denotes a continuous function which is convex
in the second variable and satisfies L(y,0) < 1 for all y € Y. Moreover, we assume
that L is Lipschitz continuous in the sense of

|L(y, t1) — L(y, t2)| < [t1 — ta], yeyY, ty,ta € R (5)

In particular, we are interested in the hinge loss, which for Y := {—1,1} is defined
by L(y,t) := max{0,1—yt},y € Y, t € R. The function L will serve as loss function
and consequently let us recall the associated L-risk

RL,P(f) = E(w,y)NPL(ya f($))a

where f : X — R is a measurable function. Note that our assumptions immediately
give Rp, p(0) < 1. Furthermore, the minimal L-risk is denoted by R} p, i.e.

RL.p:=inf{Rpp(f)]f: X — R measurable},

and a function attaining this infimum is denoted by f; ». In the following we always
assume that there exists at least one such f7 p.
Recall that support vector machines, see [4, 10, 13], are based on the optimization

T += argmin (MfI +Rep(h)

where A > 0 is a user-defined regularization parameter and the function fp) is
known to be uniquely determined. Note that if we identify a training set D =
((@1,y1), -+ (Tn,yn)) € (X xY)" with its empirical measure, then fp ) denotes the
empirical estimators of the above learning scheme.

One way to describe the approximation error of support vector machines is the
approximation error function

AN = A fpalt + Rep(fra) —Rip, A >0,
which is discussed in some detail in [15] and Chapter 5.4 of [13].

Theorem 3.1 Let L, H, and P satisfy the above assumptions. Moreover, assume
that there are constants a > 1 and 0 < p < 2 such that

2 2

AiTg,pc) <avi v, i>1, (6)



In addition, suppose that for all 0 < A <1 and all f € )\_%BH we have
Ep(Lof—Lofip?<c(lfle+1)" (EpLof—Lofip) (7)

for some constants ¢ > 1, 9 € (0,1], and v € [0,2]. Then there exists a constant
K > 1 such that for all0 < A <1, e € (0,1], x > 1 satisfying

4 4
Ka > 8—2ap—(v+29)(2—p) ( Ka ) @+p) (2—a)
) T al(2+n) )
n

2ap+v(2—p) a(2+p)
A 4 n 4

2 _2
()77 G5

P (D € (X xY)": Rpp(fon) — Rip < A + 5) > 1-eT.

e > max{ )+ (

we have

In order to illustrate the above theorem let us now assume that L is the hinge loss
introduced above. Moreover, assume that P is a distribution with Tsybakov noise
exponent ¢ € [0,00], i.e., there exists a C' > 0 such that for n(z) := P(y = 1|z),
x € X, and all sufficiently small ¢ > 0 we have

Px({fr e X:2n(z) -1/ <t}) < C- 7.

When ¢ > 0, it follows from [16, Lemma 6.6] that the assumption (7) is satisfied
witha =1, v = %7 Y = qfql and C = ”(2’[7 — 1)_1”%00 + 2. Moreover it is Simple
to show the same is true when ¢ = 0 but with C' = 5. Consequently, the condition
on € becomes

K ja\oith K jayzts K jao\ 252 K jx\2
> = (= —(= —(= —(=)t.
° = max{A(A)—l—A, A (n) A (n) D (n) " A (n)

Some easy estimates then show that this reduces to

4(q+1)

e 2 AR+ A+ Ko L (5) T (8)

where K > 1 is a suitable constant and a and n are assumed to satisfy n > a > 1.

Let us now assume that there exists constants ¢ > 0 and 8 € (0, 1] such that
_ 4(g+1)

A(N) < eMP for all X > 0. For \, :=n~ @atpetH0+5) estimate (8) then immediately

yields the learning rate

_ 48(q+1)
n  (2qt+pg+4)(1+5) ,

which has already been established in [15, Theorem 1] for continuous kernels over
compacta under the more restrictive entropy number assumption

eiid : H — C(X)) <ari#, i> 1. (9)

Let us now compare the learning rate above to the findings of [2]. To this end, it
suffices to consider the case ¢ = o0, i.e., the conditional probability n(x) is bounded
away from the critical level 1/2. In this case our learning rate reduces to

48
n~ CFpA+A) | (10)



On the other hand, for

assumption (6) yields a constant ¢, such that y(n) < caypnfﬁ for all n > 1. The
oracle inequality for SVMs derived in [2, Theorem 3.1] thus yields the rate

T (11)

which is obviously worse by a factor of ﬁ in the exponent. Moreover, note that this
oracle inequality required additionally, that 7 is also bounded away from the most
benign levels 0 and 1, whereas our result does not require this somewhat nonnatural
assumption. Moreover, [2, Theorem 3.1] also provides an oracle inequality for SVMs
that use the regularization term M| f||g which is lighter than the standard || f||%
term. In order to derive a learning rate from this oracle inequality we write

A = inf (A fllr +Rep(f) = Rip) - A>0,

inf
feH
for the approximation error function that corresponds to this lighter regularization.
Using the techniques from [15, Appendix] it is easy to show that our assumption

A()) < )P implies A*(\) < EATHF for a constant & and all A > 0. Consequently,
the oracle inequality of [2, Theorem 3.1] yields the learning rate (10). Note that the
discrepancy of the learning rates (10) and (11) make the authors in [2] conjecture
that the lighter regularization may be superior. Of course, our analysis neither
proves or disproves this conjecture since so far no lower bounds are known. However,
our analysis shows at least that the techniques of [2] are sub-optimal for analyzing
SVMs with standard regularization term.

4 Proofs

In this section we provide the proofs for the results of Section 2. To this end we recall
some results on entropy numbers and their relation to eigenvalues in Subsection 4.1.
The proofs of the main results are then presented in Subsection 4.2.

4.1 Eigenvalues, Singular Numbers, and Entropy Numbers

Given a compact operator S : Hy — Ho, the operator S*S : Hy — H; is compact,
positive, and self-adjoint, and hence it enjoys a representation of the form (1) with
non-negative eigenvalues. We write

Sl(S) = \/)\Z'(S*S), ) 2 1 (12)

for the singular numbers of S, where (A\;(S*S))i>1 is the extended sequence of eigen-
values of §*S. Recall that S*S and SS* have exactly the same non-zero eigenvalues



with the same geometric multiplicities and hence we find s;(S*) = s;(S) for all i > 1.
Moreover, we have

s2(S) = \i(S5*S) = 5;(S*9), i>1, (13)

)

where in the second equality we used the fact that for compact, positive, and self-
adjoint T : H — H we have

si(T) = /M(T*T) = /A (T?) = \(T) i>1. (14)

Let us now consider another interesting property of the singular numbers. To this
end, let S € L(E, F') be a bounded operator acting between arbitrary Banach spaces
E and F. For i > 1, its i-th approximation number is defined by

ai(S) :==inf{||S — A|| : A € L(E, F) with rank A <1} . (15)

Obviously, (ai(S))i>1 is decreasing, and if rank S < oo, we also have a;(S) = 0 for
all i > rank S. Moreover, by diagonalization (see, e.g., Section 2.11 of [9]), one can
show that
5i(5) = ai(5) (16)
for all compact S € L(Hy, Hs) acting between Hilbert spaces and all ¢ > 1.
Entropy numbers are closely related to the approximation numbers introduced in

Namely, Carl’s inequality, see Theorem 3.1.2 in [3], states that for all 0 < p < oo
and 0 < g < oo there exists a constant ¢, , > 0 such that

Ziq/p_leg(s) < Cp,qziq/p_lag<s) (17)
i=1 i=1

for all bounded operators S : E — F' acting between Banach spaces and all m > 1.
Moreover, for Hilbert spaces H and compact operators 7' : H — H, we have the
following strong inverse of the above inequality:

ai(T) < 2¢4(T), i>1. (18)

For a proof we refer to p. 120 in [3].

4.2 Proofs of the Random Entropy Number Bounds

Besides the material from Subsection 4.1 we also need the following result on random
eigenvalues for the proof of Theorem 2.1. This result was first shown by [11, 12] in the
special case of continuous kernels over compact metric spaces, and [19] generalized
this result to bounded measurable kernels with separable RKHSs. However, a close
inspection of the proof in [19] shows that the boundedness of the kernel k can be
replaced by the weaker assumption ||k[z, () < oo.

Theorem 4.1 Let k be a measurable kernel on X with separable RKHS H and u

be a probability measure on X such that ||k|[1,(.) < oo. Then for all m > 1 we have

Epeyr ®_ Ai(Tep) € Ni(Tep) - (19)

i=m



Proof of Theorem 2.1: Carl’s inequality (17) shows that there exists a constant
¢p,g > 0 such that for m,n > 1 and all D € X" we have

m m min{m,n}

-q/p—1 _q/ q* :q/p—1 _q/qx* _ :q/p—1 _q/q*
ZZ / e; (Skp) < chZz / a; (Sk.p) = tpg Z i a; (ko)
=1 =1 =1

where in the last step we used that n > rank Sy ;, implies a;(S} ) = 0 for all i > n.
Moreover, for M := min{m,n} and M := |(M + 1)/2], we have

M

M M
qu/p Lad( Z 1)4/P- Lol | (Sip) Z (24)9/P—1 ad,(Sip) -

=1

If p < ¢, the monotonicity of the approximation numbers thus yields

qu/p 1 al( ) < 2Q/pZZQ/p 1‘12 1(SEp)

=1
and if p > ¢ we analogously find
M
St lal(sy, ><22+q/’”2ﬂ/p lag, 1 (Sip).
i=1 i=1

Using (16) and (12) we further see that a?(S;p) = s2(Sip) = si(SipSkp) =
Xi(Tip) for all i > 1 and D € X™. Since ¢ < 2 we thus obtain

m M
=1 i=1
- 2
< G Y VP (B )‘2i—1(Tk,D))q/ ,

=1

where ¢, := 2279/P¢, ,. Now for each D € X™ the sequence (\i(Ty,p))i>1 is mono-
tonically decreasing and hence so is (Ep~,nAi(Tk,p))i>1. By Theorem 4.1, we hence
find

2i—1 00

iEp~pnoi—1(Tk,p) Z Ep~un Aj(Thp) < Z
j=i

for all # > 1, and consequently we obtain
Z 14/P=1 (EDwu”)\%—l(Tk,D))q < Z 14/P—1 <Z Z )\j(Tk,u)> .
i=1 i=1 j=i

Combining the estimates above, we then obtain the first assertion. Moreover, by
(12), (13), and (16), we have

)‘] (Tk‘,,u«) = Si(SZ,p, o Sk,,u) = 812(5]2,#) = a’?(S;ck,u) S 46?(82,/.1,) )



where in the last step we used (18). Combining the estimates above, we hence obtain

m M 1 q/2
q/p—1 q( qx ~ .q/p—1 2(
S R e (Shp) < 208, S i < S (st > ,
=1 i=1 Jj=t
i.e., we have also shown the second assertion. |

Proof of Corollary 2.2: Since 0 < p < 2, it is easy to see that there exists a
constant ¢, such that

1 o0
EZ/\J(T’“:“) Zg p<caz 5
j=i

for all ¢ > 1. Using ]lg — 1 > —1, we hence find another constant c; > 0 such that
for m > 1 we have

2_9q 1 1/2 mooy 1 1
i < > Aj(Tk,u)> <é&ay iv <damp. (20)
i=1 g i=1
Furthermore, for m := | (m+1)/2], the monotonicity of the entropy numbers yields

m

m
.2 21 21
m? Epynem(Sgp) < ir" Ep~unei(Spp) < E ir" Ep~unei(Skp)
i=1

RE

j=
and since m/2 < |(m + 1)/2] = m, we hence obtain

m

2 2
Ep~yrem(Sip) <4Pm ™2 > iv T Epmei(Sip) -

i=1
Combining this estimate with (20) and Theorem 2.1 for p := p/2 and ¢ := 1 then
yields first assertion if (3) is satisfied. The second case can be shown completely
analogously. |

Proof of Corollary 2.3: For ¢ = 2 the right-hand side of the second estimate of
Theorem 2.1 becomes

> (1) - e i) - 33
j=i i=1 j=1

where b; ; := 0 if ¢ > min{j, M} and b;; := i2/p_26?(5,’; ,,) otherwise. Moreover,
rearranging the sums and using p < 2 yields a constant ¢, only depending on p such
that

oo 00 M j fe'e) M
DUAEDHILEL OIS P L LN

Jj=11i=1 j=M+1i=1
< o 2]2/10 1 2(5* +Cp Z MZ/p 1 2(5* )
Jj=1 j=M+1
o0
< Cp ij/p_lei(slz,u)
j=1
Applying Theorem 2.1 then yields the assertion. |

10



4.3 Bounding Rademacher Averages by Random Entropy Numbers

Given a probability space (©,C,v), let us recall that a finite sequence 1,...,¢&,
of i.i.d. random variables ¢; : © — {—1,1}, i = 1,...,n, is called a Rademacher
sequence if v(e; = 1) = v(e; = —1) = 1/2 for all i = 1,...,n. Now let Z be a
non-empty set equipped with some o-algebra and L£y(Z) be the corresponding set of
all measurable functions g : Z — R. Given a non-empty G C Ly(Z), a Rademacher
sequence €1, . .. ,&n, and a finite sequence D := (z1,...,2,) € Z", the n-th empirical
Rademacher average of G is defined by

Radp(G,n) :=E, sup|—
geg|

Z 5@9 Zz

With the help of Dudley’s chaining argument, see [5] and Chapter 2.2 in [17], one
can bound empirical Rademacher averages Radp(G,n) by the covering numbers of
G with respect to La(D). We refer to [7] for an overview of this approach. However,
for our purposes it is more convenient to use entropy numbers instead of covering
numbers. Fortunately, Dudley’s chaining argument works with entropy numbers as
well as with covering numbers. In order to present the corresponding result, we
define the (dyadic) entropy numbers of a subset A C H of a Hilbert space H by

27L71
ei(A,H) = inf{s >0:3dx1,...,29i-1 € H such that A C U (.Z‘j —i—sBH)} .
j=1
Note that for a bounded operator S : Hy — Hj this definition yields e;(S) =
ei(SBp,, H2) for all i > 1. Now the following result whose proof can be found in
Chapter 7.3 of [13] bounds empirical Rademacher averages by entropy numbers.

Theorem 4.2 For every non-empty set G C Lo(Z) and every finite sequence D :=
(21,-.-,2n) € Z™, we have

In16
Radp(G.n) < |/ 210 (Z 21263 (G U {0}, La(D)) + 51 Lol ) -
ge

The analysis of learning algorithms usually require to consider the expectation
of empirical Rademacher averages. Using Theorem 4.2 and an imposed bound on
the average entropy numbers the following theorem provides a bound on expected
Rademacher averages. Its proof follows the ideas of [6] and can be found in Chapter
7.3 of [13].

Theorem 4.3 Let G C Lo(Z) be a non-empty set and P be a distribution on Z.
Suppose that there exist constants B > 0 and o > 0 such that ||h|lcc < B and
Eph? < o for all h € G. Furthermore, assume that for a fived n > 1 there exist
constants p € (0,2) and a > BP such that

Eppr ¢i(G, La(D)) < ari 7, i> 1. (21)
Then there exist constants Cy(p) > 0 and Co(p) > 0 depending only on p such that

1 2-p 1 2 2-p _ 2
Ep~pnRadp(G,n) < maX{C'l(p)aﬁJTn_5, Cy(p) a?+» B2¥rn 2+p}.

11



4.4 Bounding Rademacher Averages by Random Entropy Numbers

Let us begin by introducing some additional notations. To thisend, let L : Y xR —
[0,00) be continuous function which is convex in the second variable and satisfies
L(y,0) < 1 for all y € Y. Moreover, we assume that L is Lipschitz continuous
in the sense of (5). In addition, let H be a separable RKHS over X with bounded
measurable kernel k satisfying ||k|« < 1, and P be a probability measure on X x Y.
Given a fixed A > 0 we define

gr = AMfIzr+ Lo f—=Alfeallir — Lo fpa, feH,

where L o f denotes the function (z,y) — L(y, f(x)). Moreover, we need the set
G(\) :={gs: f € \"Y2By} and for fixed £ > 0 we further write

Ge:={9€9()):Epg<e}

nm (A

For the proof of the following lemma we finally need to recall the elementary Lemma
4.1 in [14] which showed | f||z < A for all f € H with g¢ € G..

and

Lemma 4.4 Assume that the conditions on L and H mentioned above are true.
Furthermore, let n € N, and assume that there are constants a > 1 and p € (0,2)
such that

1

Epyepy ei(id: H— Ly(Dx)) < avi v, i> 1. (22)

Then there is a constant ¢, > 0 depending only on p such that for all distributions
Pon X xY,all A€ (0,1], € € (0,1], and all Te > supyeg, Epg? we have

_ 1 a2
Ep~prRadp(G:,n) < ¢p max{ (A2 + 1)%7-;% (%) 2 (A2 I 1)% (%) 2+p} '

Proof: Let us write G := {\||f||4+Lof: f€ABy}and H :={Lof: f € ABy}.
Now observe that A||f||%, < 2 for all f € ABp, and hence the additivity of the
entropy numbers, see ..., together with the Lipschitz continuity of L yields

e2i-1(Ge, L2(D)) = eai—1(Ge, L2(D)) ei([0,2],] - |) +ei(H, La(Dx))

<
< 274 ¢;(ABy, Ly(Dx))

forall i > 1 and all D = ((x1,91),.-.,(Tn,¥n)) € (X x Y)", where Dx is the
empirical measure associated to Dy := (x1,...,2,). Averraging over D and using
(22) we thus obtain

. 1 1
Ep~pnezi—1(Ge, L2(D)) < 2" + Aar i v < &A%+ 1)%a% i

for a suitable constant ¢, only depending on p. From this it is straightforward to
conclude that

3=

Epeprei(Ge, La(D)) < cp(A2 + 1)Ear i
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for all ¢ > 1, where ¢, is another constant only depending on p. Now observe that,
for f € H with gy € G, we have [|[Lo flloo < 14 ||fll0 < 1+ |fllg <1+A
and A|f||% < 2. From this it is easy to conclude that ||gf|jcc < A+ 3 =: B for
all gy € G.. Assuming without loss of generality that ¢, > /10 we hence find for
= ch(A? + 1)%(1 that @ > BP. Applying Theorem 4.3 then yields the assertion. H

Proof of Theorem 3.1: We first note that, besides the assumed entropy num-
ber bound, Theorem 3.1 is a slightly simplified version of Theorem 2.1 of [14].
An inspection of the proof of Theorem 2.1 of [14] shows that the entropy num-
ber assumption imposed in that theorem is only used in Lemma 4.3 of [14] to
bound the modulus of continuity wp,(G(M),e). Moreover, symmetrization yields
wpn(G(A),e) < 2Ep.prnRadp(G:,n), and using Corollary 2.2, we can hence replace
Lemma 4.3 of [14] by Lemma 4.4 above. The rest of the proof of Theorem 2.1 of
[14] is not affected. u
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